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def annual_friction(capital, monthly_turnover,
comm=0.00025, stamp=0.0005, slip=0.001):
vol2 = capital * monthly_turnover * 12 * 2
cost = vol2 * (comm + slip) + (vol2 / 2) * stamp
return cost, cost / capital * 100
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def filter_pit(df_universe, df_st_hist, df_suspend, trade_date):

"R BB NTHR ST/*ST, 558, LWl 60 BIFRK""

st = set(df_st_hist.loc[df_st_hist.trade_date == trade_date, 'ts_code'])

halt = set(df_suspend.loc[df_suspend.trade_date == trade_date, 'ts_code'])

return df_universe[~df_universe.ts_code.isin(st | halt)].copy()
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daily['factor'] = weekly['factor'].reindex(daily.index, method="ffill")
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TEAFURCMAR , BICKT RIS A,

def regime_filter(idx_df, lookback=20, hi=0.7):
vol = idx_dff'close'].pct_change().rolling(lookback).std() * (244 ** 0.5)
vol_rank = vol.rolling(250).rank(pct=True)
ma20 = idx_dff'close'].rolling(20).mean()
ma60 = idx_df'close'].rolling(60).mean()
high_vol = vol_rank > hi
downtrend = ma20 < ma60
score = high_vol.astype(int) + downtrend.astype(int)
# 0=1E% 1=f6 2=C6
return score.clip(0, 2)
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THEXLERI T EZEESIER. 23R K# pandas 5 numpy,

C.1 SFWEEMA

def annual_friction(capital, monthly_turnover,
comm=0.00025, stamp=0.0005, slip=0.001):
vol2 = capital * monthly_turnover * 12 * 2
cost = vol2 * (comm + slip) + (vol2 / 2) * stamp
return cost, cost / capital * 100

C.2 PIT &h5500%

def filter_pit(df_universe, df_st_hist, df_suspend, trade_date):
st = set(df_st_hist.loc[df_st_hist.trade_date == trade_date, 'ts_code'])
halt = set(df_suspend.loc[df_suspend.trade_date == trade_date, 'ts_code'])
return df_universe[~df_universe.ts_code.isin(st | halt)].copy()

C.3 NHEER

def slip_by_liquidity(amount_20d):
"""amount_20d: 20 HH¥RAE (Jt) """
if amount_20d > 1e9: return 0.0005
if amount_20d > 1e8: return 0.001
if amount_20d > 2e7: return 0.003
return 0.01

C.4 ZHMER

def perturb_test(strategy_fn, base_params, pct=0.2, n=5):
"R E (R, REWES, FefEtEbE)
rets =[]
for k, v in base_params.items():
for min (-pct, O, pct):
p = dict(base_params)
plkl=v * (1 +m)
rets.append(strategy_fn(**p))
best, worst = max(rets), min(rets)

return best, worst, (worst / best if best else 0)

C.5 Regime T4
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def regime_score(idx_df, 1b=20, hi=0.7):
vol = idx_dff'close'].pct_change().rolling(lb).std() * (244 ** 0.5)
high_vol = vol.rolling(250).rank(pct=True) > hi
ma20 = idx_dff'close'].rolling(20).mean()
ma60 = idx_dff'close'].rolling(60).mean()
down = ma20 < ma60
return (high_vol.astype(int) + down.astype(int)).clip(0, 2)

C.6 REZNLEHE

def expectancy(win_rate, win_ratio):
nn "Win_ratio = S'ziqﬁ*u / qzi/;]_%*ﬁu nn
return win_rate * win_ratio - (1 - win_rate)

UES] xR "RETA, , A2 "HETAR, . iR RARRINRE | NRERIRkEILF R
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